We critically review the work that has been done in applying basic, smoothed and parametric bootstrap
of a corresponding set of independent uniform U(O, 1)
variates:
We assume the uniforms to be independent, but the components of the (i are not necessarily so. The output (2), can then be regarded as a function of the u~:
where u = (U1, Up, ...,).).
We assume that the purpose of the simulation experiment is to estimate the expected value of y, which is a function of 6' only:
We consider the overall simulation experiment as being made up of r runs. The responses or outputs from these runs will be written as: Figure  3 .
The empirical real data, X, is as in (14). The original simulation experiment is depicted in Figure  3 by 
where V(Oo) is the covariance matrix of the estimates of the tii, and 7)'(00) = (3q(e)/tw {#. .
The first term on the right in (18) Var[~] = ff2/n + (c72/n + r2/r*l*)/b.
and that the variance of the estimator:
fi=cl!y+(l-a!)j is minimized when u2/n + r2/r*I* a = ami" = br2/rl + u2/n + T2/r*~* " 
